In many survival studies one is interested in two variables of interest, the duration time to some terminal event and a time dependent covariate. In these studies, subject often drop out of the study before the occurrence of the event of interest and the problem of interest is modeling the relationship between the time to dropout and the internal covariate. Jean-Francois Dupuy and Mounir Mesbah (2001) proposed a model that described this relationship when the value of the covariate at the dropout time is unobserved. This model combined a first-order Markov model for the longitudinally measured covariate with a time-dependent Cox model for the dropout process.
